
 

 
 

Piazza dei Cavalieri, 7 

56126 Pisa-Italy 

tel: +39 050 509111  

fax: +39 050 563513  14/09/2011 

 

 

 

 

Scuola Normale Superiore 

Pisa 

(Aula Bianchi) 
 

Rosario Nunzio MANTEGNA 
Università di Palermo 

 

Terrà un ciclo di seminari dal titolo: 
 

“Econophysics investigation of financial markets: 

correlation, heterogeneity and agent based models” 
 

 
Lecture 1. Tuesday October 4th, 15.00-17.00 

 

Correlation, hierarchical clustering and correlation based networks in financial markets 

 

 

Lecture 2. Wednesday October 5th, 11.00-13.00 

 

Heterogeneity and specialization of investors in financial markets 
 

 

Lecture 3. Thursday October 6th, 11.00-13.00 

 

Agent based modeling of financial markets 
 

 

 

Tutti gli interessati sono invitati a partecipare. 

 

 

    Classe di Scienze 


